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Purchase and Sales by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Funds Included in Composite
NJDH 5160 - HEDGE FUND COMMON A
NJDI 5156 - HEDGE FUND COMMON D
NJDJ 5152 - HEDGE FUND COMMON B
NJDL 2116 - HEDGE FUND COMMON E
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Purchase Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

OPTIONS BOUGHT
US DOLLAR

SEP11 145 PUT99Z168454 14 Jun 2011 15 Jun 2011 USD/NYF 2.00GOLDMAN SACHS + COSPDR GOLD TRUST

250.000 NJDL Local 3.140000 0.00 500.00 0.00 79,000.001.000000

Base 3.140000 0.00 500.00 0.00 79,000.00

15 Jun 2011 16 Jun 2011 USD/NYF 2.00GOLDMAN SACHS + CO

500.000 NJDL Local 3.200000 0.00 1,000.00 0.00 161,000.001.000000

Base 3.200000 0.00 1,000.00 0.00 161,000.00

99Z168454 Total

1,500.00 0.000.00750.000 Local 240,000.00

Base 0.00 1,500.00 0.00 240,000.00

OCT11 29 PUT99Z170880 02 Jun 2011 03 Jun 2011 USD/NYF 2.00GOLDMAN SACHS + COPOWERSHARES DB COMMODITY INDEX

400.000 NJDL Local 1.100000 0.00 800.00 0.00 44,800.001.000000

Base 1.100000 0.00 800.00 0.00 44,800.00

03 Jun 2011 06 Jun 2011 USD/NYF 2.00GOLDMAN SACHS + CO

1,850.000 NJDL Local 1.144600 0.00 3,700.00 0.00 215,451.001.000000

Base 1.144600 0.00 3,700.00 0.00 215,451.00

99Z170880 Total

4,500.00 0.000.002,250.000 Local 260,251.00

Base 0.00 4,500.00 0.00 260,251.00

JUL11 28 PUT99Z185680 08 Jun 2011 09 Jun 2011 USD/NYF 1.00GOLDMAN SACHS + COPOWERSHARES DB COMMODITY INDEX

2,000.000 NJDL Local 0.230200 0.00 2,000.00 0.00 48,040.001.000000

Base 0.230200 0.00 2,000.00 0.00 48,040.00
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Purchase Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR  Total

0.00Local5,000.000

0.00Base

0.00

0.00

8,000.00

8,000.00

548,291.00

548,291.00

OPTIONS BOUGHT  Total

5,000.000
Base 0.00 8,000.00 0.00 548,291.00

OPTIONS BOUGHTBACK
US DOLLAR

SEP11 53 CALL99Z019103 23 Jun 2011 24 Jun 2011 USD/NYF 0.75GOLDMAN SACHS + COISHARES MSCI EMERGING MKT IN

11,250.000 NJDI Local 0.110000 0.00 8,437.50 0.00 132,187.501.000000

Base 0.110000 0.00 8,437.50 0.00 132,187.50

SEP11 54 CALL99Z019129 23 Jun 2011 24 Jun 2011 USD/NYF 0.75GOLDMAN SACHS + COISHARES MSCI EMERGING MKT IN

11,250.000 NJDI Local 0.050000 0.00 8,437.50 0.00 64,687.501.000000

Base 0.050000 0.00 8,437.50 0.00 64,687.50

SEP11 155 CALL99Z095343 22 Jun 2011 22 Jun 2011 USD/NYFASSET TRANSFER (NON CASH)SPDR GOLD TRUST

750.000 NJDL Local 2.713281 0.00 0.00 0.00 203,496.051.000000

Base 2.713281 0.00 0.00 0.00 203,496.05

SEP11 160 CALL99Z133508 22 Jun 2011 22 Jun 2011 USD/NYFASSET TRANSFER (NON CASH)SPDR GOLD TRUST

900.000 NJDL Local 1.642268 0.00 0.00 0.00 147,804.121.000000

Base 1.642268 0.00 0.00 0.00 147,804.12

OCT11 33 CALL99Z170922 22 Jun 2011 22 Jun 2011 USD/NYFASSET TRANSFER (NON CASH)POWERSHARES DB COMMODITY INDEX

2,000.000 NJDL Local 0.561639 0.00 0.00 0.00 112,327.791.000000

Base 0.561639 0.00 0.00 0.00 112,327.79
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Purchase Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

JAN12 160 CALL99Z185458 22 Jun 2011 22 Jun 2011 USD/NYFASSET TRANSFER (NON CASH)SPDR GOLD TRUST

800.000 NJDL Local 5.096702 0.00 0.00 0.00 407,736.141.000000

Base 5.096702 0.00 0.00 0.00 407,736.14

JUL11 31 CALL99Z185466 22 Jun 2011 22 Jun 2011 USD/NYFASSET TRANSFER (NON CASH)POWERSHARES DB COMMODITY INDEX

1,000.000 NJDL Local 0.507390 0.00 0.00 0.00 50,739.001.000000

Base 0.507390 0.00 0.00 0.00 50,739.00

JAN12 34 CALL99Z185474 22 Jun 2011 22 Jun 2011 USD/NYFASSET TRANSFER (NON CASH)POWERSHARES DB COMMODITY INDEX

1,000.000 NJDL Local 0.739986 0.00 0.00 0.00 73,998.561.000000

Base 0.739986 0.00 0.00 0.00 73,998.56

US DOLLAR  Total

0.00Local28,950.000

0.00Base

0.00

0.00

16,875.00

16,875.00

1,192,976.66

1,192,976.66

OPTIONS BOUGHTBACK  Total

28,950.000
Base 0.00 16,875.00 0.00 1,192,976.66

OPTIONS EXPIRED_WRTS
US DOLLAR

JUN11 54 CALL99XZ81199 18 Jun 2011 18 Jun 2011 USD/OPTION EXPIREDISHARES MSCI EMERGING MKT IN

10,000.000 NJDI Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

US DOLLAR  Total

0.00Local10,000.000

0.00Base

0.00

0.00

0.00

0.00

0.00

0.00
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Purchase Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

OPTIONS EXPIRED_WRTS  Total

10,000.000
Base 0.00 0.00 0.00 0.00

PURCHASE Total
43,950.000

0.00 24,875.00 0.00 1,741,267.66Base
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Purchase Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

FUTURE BUY TO CLOSE
US DOLLAR

JUN11 XCBT99XZ45327 02 Jun 2011 GOLDMAN SACHS + CO10YR US TREASURY NOTE FUTURES

300.000 NJDJ Local 124.704500 600.00 35,503,140.001.000000

Base 124.704500 600.00 35,503,140.0030,000,000.00046

02 Jun 2011 GOLDMAN SACHS + CO

700.000 NJDJ Local 124.734300 1,400.00 82,840,660.001.000000

Base 124.734300 1,400.00 82,840,660.0070,000,000.00047

99XZ45327 Total

2,000.001,000.000 Local 118,343,800.00

Base 2,000.00 118,343,800.00100,000,000.000

JUN11 XCBT99Z001598 02 Jun 2011 GOLDMAN SACHS + CO30YR US TREASURY BOND FUTURES

3,000.000 NJDJ Local 126.684200 6,000.00 357,515,700.001.000000

Base 126.684200 6,000.00 357,515,700.00300,000,000.00042

02 Jun 2011 GOLDMAN SACHS + CO

3,000.000 NJDJ Local 12,725.000000 6,000.00 364,500,000.001.000000

Base 12,725.000000 6,000.00 364,500,000.00300,000,000.00043

02 Jun 2011 CANCEL GOLDMAN SACHS + CO

-3,000.000 NJDJ Local 12,725.000000 -6,000.00 -364,500,000.001.000000

Base 12,725.000000 -6,000.00 -364,500,000.00-300,000,000.00043

02 Jun 2011 GOLDMAN SACHS + CO

3,000.000 NJDJ Local 127.250000 6,000.00 364,500,000.001.000000

Base 127.250000 6,000.00 364,500,000.00300,000,000.00050

99Z001598 Total

12,000.006,000.000 Local 722,015,700.00

Base 12,000.00 722,015,700.00600,000,000.000
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Purchase Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

JUN11 XCBT99Z009542 02 Jun 2011 GOLDMAN SACHS + COULTRA LONG US TREAS BOND FTRS

881.000 NJDJ Local 130.794400 1,762.00 106,036,631.401.000000

Base 130.794400 1,762.00 106,036,631.4088,100,000.00049

SEP11 XCBT99Z057830 17 Jun 2011 GOLDMAN SACHS + CO30YR US TREASURY BOND FUTURE

3,000.000 NJDJ Local 125.802100 6,000.00 377,848,200.001.000000

Base 125.802100 6,000.00 377,848,200.00300,000,000.00051

SEP11 XCBT99Z085252 27 Jun 2011 GOLDMAN SACHS + CO10YR US TREASURY NOTE FUTURES

700.000 NJDJ Local 124.435300 1,400.00 86,322,250.001.000000

Base 124.435300 1,400.00 86,322,250.0070,000,000.00052

US DOLLAR  Total

Local11,581.000

Base

23,162.00

23,162.00

1,410,566,581.40

1,410,566,581.401,158,100,000.000

FUTURE BUY TO CLOSE  Total

11,581.000
1,158,100,000.000 Base 23,162.00 1,410,566,581.40

FUTURE PURCHASE Total
11,581.000

23,162.00 1,410,566,581.401,158,100,000.000 Base
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Sales Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

OPTIONS SOLD
US DOLLAR

JUN11 1300 PUT99XZ79888 03 Jun 2011 06 Jun 2011 USD/NYFMORGAN STANLEY CO INCORPORATEDS+P 500 INDEX

500.000 NJDH Local 17.300000 0.00 0.00 0.00 865,000.001.000000

Base 17.300000 0.00 0.00 0.00 865,000.00

03 Jun 2011 06 Jun 2011 USD/NYFGOLDMAN SACHS + CO

500.000 NJDH Local 17.600000 0.00 0.00 0.00 880,000.001.000000

Base 17.600000 0.00 0.00 0.00 880,000.00

06 Jun 2011 07 Jun 2011 USD/NYFGOLDMAN SACHS + CO

1,200.000 NJDH Local 22.241700 0.00 0.00 0.00 2,669,004.001.000000

Base 22.241700 0.00 0.00 0.00 2,669,004.00

07 Jun 2011 08 Jun 2011 USD/NYFGOLDMAN SACHS + CO

800.000 NJDH Local 20.750000 0.00 0.00 0.00 1,660,000.001.000000

Base 20.750000 0.00 0.00 0.00 1,660,000.00

99XZ79888 Total

0.00 0.000.003,000.000 Local 6,074,004.00

Base 0.00 0.00 0.00 6,074,004.00

JUN11 1240 PUT99Z055800 01 Jun 2011 USD/NYF 2.00GOLDMAN SACHS + COS+P 500 INDEX

200.000 NJDH Local 2.995000 0.00 400.00 0.00 59,500.001.000000

Base 2.995000 0.00 400.00 0.00 59,500.00

01 Jun 2011 CANCEL USD/NYF 2.00GOLDMAN SACHS + CO

-200.000 NJDH Local 2.995000 0.00 -400.00 0.00 -59,500.001.000000

Base 2.995000 0.00 -400.00 0.00 -59,500.00

02 Jun 2011 03 Jun 2011 USD/NYFMORGAN STANLEY CO INCORPORATED

200.000 NJDH Local 3.100000 0.00 0.00 0.00 62,000.001.000000

Base 3.100000 0.00 0.00 0.00 62,000.00
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Sales Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

03 Jun 2011 06 Jun 2011 USD/NYFMORGAN STANLEY CO INCORPORATED

600.000 NJDH Local 3.100000 0.00 0.00 0.00 186,000.001.000000

Base 3.100000 0.00 0.00 0.00 186,000.00

01 Jun 2011 USD/NYF 2.00MORGAN STANLEY CO INCORPORATED

200.000 NJDH Local 2.995000 0.00 400.00 0.00 59,500.001.000000

Base 2.995000 0.00 400.00 0.00 59,500.00

01 Jun 2011 CANCEL USD/NYF 2.00MORGAN STANLEY CO INCORPORATED

-200.000 NJDH Local 2.995000 0.00 -400.00 0.00 -59,500.001.000000

Base 2.995000 0.00 -400.00 0.00 -59,500.00

01 Jun 2011 02 Jun 2011 USD/NYFMORGAN STANLEY CO INCORPORATED

200.000 NJDH Local 2.975000 0.00 0.00 0.00 59,500.001.000000

Base 2.975000 0.00 0.00 0.00 59,500.00

99Z055800 Total

0.00 0.000.001,000.000 Local 307,500.00

Base 0.00 0.00 0.00 307,500.00

JUL11 1270 PUT99Z121800 16 Jun 2011 17 Jun 2011 USD/NYF 2.00MORGAN STANLEY CO INCORPORATEDS+P 100 INDEX

200.000 NJDH Local 32.000000 0.00 400.00 0.00 639,600.001.000000

Base 32.000000 0.00 400.00 0.00 639,600.00

17 Jun 2011 20 Jun 2011 USD/NYF 2.00MORGAN STANLEY CO INCORPORATED

100.000 NJDH Local 27.000000 0.00 200.00 0.00 269,800.001.000000

Base 27.000000 0.00 200.00 0.00 269,800.00

23 Jun 2011 24 Jun 2011 USD/NYF 2.00MORGAN STANLEY CO INCORPORATED

200.000 NJDH Local 26.750000 0.00 400.00 0.00 534,600.001.000000

Base 26.750000 0.00 400.00 0.00 534,600.00
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Sales Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

24 Jun 2011 27 Jun 2011 USD/NYF 2.00MORGAN STANLEY CO INCORPORATED

100.000 NJDH Local 25.000000 0.00 200.00 0.00 249,800.001.000000

Base 25.000000 0.00 200.00 0.00 249,800.00

99Z121800 Total

1,200.00 0.000.00600.000 Local 1,693,800.00

Base 0.00 1,200.00 0.00 1,693,800.00

SEP11 145 PUT99Z168454 22 Jun 2011 22 Jun 2011 USD/NYFASSET TRANSFER (NON CASH)SPDR GOLD TRUST

1,000.000 NJDL Local 3.475000 0.00 0.00 0.00 347,500.001.000000

Base 3.475000 0.00 0.00 0.00 347,500.00

OCT11 29 PUT99Z170880 22 Jun 2011 22 Jun 2011 USD/NYFASSET TRANSFER (NON CASH)POWERSHARES DB COMMODITY INDEX

3,250.000 NJDL Local 1.170218 0.00 0.00 0.00 380,321.001.000000

Base 1.170218 0.00 0.00 0.00 380,321.00

JUL11 28 PUT99Z185680 22 Jun 2011 22 Jun 2011 USD/NYFASSET TRANSFER (NON CASH)POWERSHARES DB COMMODITY INDEX

2,000.000 NJDL Local 0.240200 0.00 0.00 0.00 48,040.001.000000

Base 0.240200 0.00 0.00 0.00 48,040.00

US DOLLAR  Total

0.00Local10,850.000

0.00Base

0.00

0.00

1,200.00

1,200.00

8,851,165.00

8,851,165.00

OPTIONS SOLD  Total

10,850.000
Base 0.00 1,200.00 0.00 8,851,165.00

OPTIONS WRITTEN
US DOLLAR
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Sales Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

SEP11 155 CALL99Z095343 14 Jun 2011 15 Jun 2011 USD/NYF 2.00GOLDMAN SACHS + COSPDR GOLD TRUST

500.000 NJDL Local 2.400000 0.00 1,000.00 2.31 118,997.691.000000

Base 2.400000 0.00 1,000.00 2.31 118,997.69

SEP11 160 CALL99Z133508 21 Jun 2011 22 Jun 2011 USD/NYF 2.00GOLDMAN SACHS + COSPDR GOLD TRUST

900.000 NJDL Local 1.662300 0.00 1,800.00 2.88 147,804.121.000000

Base 1.662300 0.00 1,800.00 2.88 147,804.12

OCT11 33 CALL99Z170922 08 Jun 2011 09 Jun 2011 USD/NYF 1.00GOLDMAN SACHS + COPOWERSHARES DB COMMODITY INDEX

1,000.000 NJDL Local 0.610000 0.00 1,000.00 1.18 59,998.821.000000

Base 0.610000 0.00 1,000.00 1.18 59,998.82

JAN12 160 CALL99Z185458 08 Jun 2011 09 Jun 2011 USD/NYF 2.00GOLDMAN SACHS + COSPDR GOLD TRUST

800.000 NJDL Local 5.116800 0.00 1,600.00 7.86 407,736.141.000000

Base 5.116800 0.00 1,600.00 7.86 407,736.14

JUL11 31 CALL99Z185466 08 Jun 2011 09 Jun 2011 USD/NYF 1.00GOLDMAN SACHS + COPOWERSHARES DB COMMODITY INDEX

1,000.000 NJDL Local 0.517400 0.00 1,000.00 1.00 50,739.001.000000

Base 0.517400 0.00 1,000.00 1.00 50,739.00

JAN12 34 CALL99Z185474 08 Jun 2011 09 Jun 2011 USD/NYF 1.00GOLDMAN SACHS + COPOWERSHARES DB COMMODITY INDEX

1,000.000 NJDL Local 0.750000 0.00 1,000.00 1.44 73,998.561.000000

Base 0.750000 0.00 1,000.00 1.44 73,998.56

OCT11 85 CALL99Z190938 13 Jun 2011 14 Jun 2011 USD/NYF 2.00GOLDMAN SACHS + COEXXON MOBIL CORP

2,000.000 NJDH Local 1.485500 0.00 4,000.00 5.71 293,094.291.000000

Base 1.485500 0.00 4,000.00 5.71 293,094.29

DEC11 65 CALL99Z221543 30 Jun 2011 OPEN USD/NYF 2.00GOLDMAN SACHS + COISHARES MSCI EAFE INDEX FUND

20,000.000 NJDI Local 1.060400 0.00 40,000.00 40.72 2,080,759.281.000000

Base 1.060400 0.00 40,000.00 40.72 2,080,759.28
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Sales Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR  Total

0.00Local27,200.000

0.00Base

63.10

63.10

51,400.00

51,400.00

3,233,127.90

3,233,127.90

OPTIONS WRITTEN  Total

27,200.000
Base 0.00 51,400.00 63.10 3,233,127.90

SALES Total
38,050.000

0.00 52,600.00 63.10 12,084,292.90Base
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Sales Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

FUTURE SELL TO OPEN
US DOLLAR

JUN11 XCBT99XZ45327 02 Jun 2011 GOLDMAN SACHS + CO10YR US TREASURY NOTE FUTURES

300.000 NJDJ Local 124.704500 600.00 37,411,350.001.000000

Base 124.704500 600.00 37,411,350.0030,000,000.00045

02 Jun 2011 CANCEL GOLDMAN SACHS + CO

-300.000 NJDJ Local 124.704500 -600.00 -37,411,350.001.000000

Base 124.704500 -600.00 -37,411,350.00-30,000,000.00045

99XZ45327 Total

0.000.000 Local 0.00

Base 0.00 0.00

SEP11 XCBT99Z057830 02 Jun 2011 GOLDMAN SACHS + CO30YR US TREASURY BOND FUTURE

3,000.000 NJDJ Local 125.949400 6,000.00 377,848,200.001.000000

Base 125.949400 6,000.00 377,848,200.00300,000,000.00044

SEP11 XCBT99Z085252 02 Jun 2011 GOLDMAN SACHS + CO10YR US TREASURY NOTE FUTURES

700.000 NJDJ Local 123.317500 1,400.00 86,322,250.001.000000

Base 123.317500 1,400.00 86,322,250.0070,000,000.00048

US DOLLAR  Total

Local3,700.000

Base

7,400.00

7,400.00

464,170,450.00

464,170,450.00370,000,000.000

FUTURE SELL TO OPEN  Total

3,700.000
370,000,000.000 Base 7,400.00 464,170,450.00
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Sales Report by Report Date
Composite

to July 12, 2011View Date:June 30, 2011June 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

FUTURE SALES Total
3,700.000

7,400.00 464,170,450.00370,000,000.000 Base
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Purchase Report by Report Date
Currency Summary - Composite

July 12, 2011View Date:to June 30, 2011June 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR
OPTIONS BOUGHT

5,000.000 Local

5TRADES:

0.00Base

0CANCELS:

8,000.00
8,000.00 0.00

0.00
548,291.00
548,291.00

0.00

OPTIONS BOUGHTBACK
28,950.000 Local

8TRADES:

0.00Base

0CANCELS:

16,875.00
16,875.00 0.00

0.00
1,192,976.66
1,192,976.66

0.00

OPTIONS EXPIRED_WRTS
10,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

US DOLLAR  Total
43,950.000

14TRADES:
0CANCELS:

Base

Local

0.00 24,875.00

24,875.00

0.00

0.00

1,741,267.66

1,741,267.660.00

43,950.000
PURCHASE Total

14TRADES:
0CANCELS:

0.0024,875.00 1,741,267.66Base 0.00
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Purchase Report by Report Date
Currency Summary - Composite

July 12, 2011View Date:to June 30, 2011June 1, 2011

Contracts # of Trades Notional Par Notional Cost

Base Currency: USD - US DOLLAR

US DOLLAR

1,158,100,000.000
FUTURE BUY TO CLOSE

11,581.000 Local

8TRADES:

Base

1CANCELS:

1,410,566,581.40
1,410,566,581.40

1,158,100,000.000
US DOLLAR  Total

11,581.000

8TRADES:
1CANCELS:

Base

Local

1,410,566,581.40

1,410,566,581.40

1,158,100,000.000
11,581.000

FUTURE PURCHASE Total

8TRADES:
1CANCELS:

1,410,566,581.40Base
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Sales Report by Report Date
Currency Summary - Composite

July 12, 2011View Date:to June 30, 2011June 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR
OPTIONS SOLD

10,850.000 Local

16TRADES:

0.00Base

2CANCELS:

1,200.00
1,200.00 0.00

0.00
8,851,165.00
8,851,165.00

0.00

OPTIONS WRITTEN
27,200.000 Local

8TRADES:

0.00Base

0CANCELS:

51,400.00
51,400.00 63.10

63.10
3,233,127.90
3,233,127.90

0.00

US DOLLAR  Total
38,050.000

24TRADES:
2CANCELS:

Base

Local

0.00 52,600.00

52,600.00

63.10

63.10

12,084,292.90

12,084,292.900.00

38,050.000
SALES Total

24TRADES:
2CANCELS:

63.1052,600.00 12,084,292.90Base 0.00
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Sales Report by Report Date
Currency Summary - Composite

July 12, 2011View Date:to June 30, 2011June 1, 2011

Contracts # of Trades Notional Par Notional Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR

370,000,000.000
FUTURE SELL TO OPEN

3,700.000 Local

3TRADES:

Base

1CANCELS:

464,170,450.00
464,170,450.00

370,000,000.000
US DOLLAR  Total

3,700.000

3TRADES:
1CANCELS:

Base

Local

464,170,450.00

464,170,450.00

370,000,000.000
3,700.000

FUTURE SALES Total

3TRADES:
1CANCELS:

464,170,450.00Base
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Purchase Report by Report Date
Fund Summary - Composite

July 12, 2011View Date:to June 30, 2011June 1, 2011

Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

OPTIONS BOUGHT
5,000.000

5TRADES:

0.00Base

0CANCELS:

8,000.00 0.00 548,291.00

OPTIONS BOUGHTBACK
28,950.000

8TRADES:

0.00Base

0CANCELS:

16,875.00 0.00 1,192,976.66

OPTIONS EXPIRED_WRTS
10,000.000

1TRADES:

0.00Base

0CANCELS:

0.00 0.00 0.00

43,950.000

PURCHASE Total

14TRADES:
0CANCELS:

0.0024,875.00 1,741,267.66Base 0.00
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Purchase Report by Report Date
Fund Summary - Composite

July 12, 2011View Date:to June 30, 2011June 1, 2011

Notional Par# of TradesContracts Notional Cost

Base Currency: USD - US DOLLAR

1,158,100,000.000
FUTURE BUY TO CLOSE

11,581.000

8TRADES:

Base

1CANCELS:

1,410,566,581.40

1,158,100,000.00011,581.000

FUTURE PURCHASE Total

8TRADES:
1CANCELS:

1,410,566,581.40Base
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Sales Report by Report Date
Fund Summary - Composite

July 12, 2011View Date:to June 30, 2011June 1, 2011

Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

OPTIONS SOLD
10,850.000

16TRADES:

0.00Base

2CANCELS:

1,200.00 0.00 8,851,165.00

OPTIONS WRITTEN
27,200.000

8TRADES:

0.00Base

0CANCELS:

51,400.00 63.10 3,233,127.90

38,050.000

SALES Total

24TRADES:
2CANCELS:

63.1052,600.00 12,084,292.90Base 0.00
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Sales Report by Report Date
Fund Summary - Composite

July 12, 2011View Date:to June 30, 2011June 1, 2011

Notional Par# of TradesContracts Notional Proceeds

Base Currency: USD - US DOLLAR

370,000,000.000
FUTURE SELL TO OPEN

3,700.000

3TRADES:

Base

1CANCELS:

464,170,450.00

370,000,000.0003,700.000

FUTURE SALES Total

3TRADES:
1CANCELS:

464,170,450.00Base
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